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Alternating direction implicit upwind finite volume method for pricing Asian Email Alert
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The numerical solution for pricing Asian options is considered. Suitable boundary conditions and a type
of weighted upwind finite volume scheme together with the related alternating direction implicit schene b S

are proposed. This schene is proved to satisfy the maximum pinciole and the error estimates are also bR VR

derived. AR RS
Keywords: Asian option alternating direction splitting finite volume method maximum principle BN MG

upwind method bR ER

e FE H # 2007-03-19 1 [5] H #H 1900-01-01 M £% iz & 4 H 1 2006-10-24

A TH :

AR R R
e i

ZSTENHES VS

Copyright 2008 by 11 4K %244k (B2 i)



